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DETAILED ACTION 

Claim Rejections - 35 USC §102 

1 . The following is a quotation of the appropriate paragraphs of 35 U.S.C. 1 02 that form the 
basis for the rejections under this section made in this Office action: 

A person shall be entitled to a patent unless - 

(b) the invention was patented or described in a printed publication in this or a foreign country or in public use or on 
sale in this country, more than one year prior to the date of application for patent in the United States. 

2. Claims 1-32 are rejected under 35 U.S.C. 102(b) as being unpatentable by Lupien et al., 
U.S. Patent No.: 6,098,051 (PTO-892 reference3 A). 

3. As per claim 1, Lupien et al. teaches a system for displaying strikes between bids and 
asks in a market over time, each strike specifying values for a plurality of strike variables, the 
system comprising a computer system operable to: 

receive data for a plurality of strikes, the data reflecting values specified in the 
strikes for a plurality of strike variables (see abstract and column 4, lines 27-48, where "matches 
buy and sell orders" is equivalent of "strikes"); 
generate a display of the received data, the display comprising: 

a plurality of polygons, each polygon representing a strike between a 
bid and an ask (see abstract, column 4, lines 27-48 and column 12, lines 31-37, where 
"matches buy and sell orders" of abstract is equivalent of "a strike between a bid and an ask"), 
each polygon comprising a plurality of contiguous parallelograms each associated with one or 
more different strike variables, one or more dimensions of each parallelogram each reflecting a 
value specified in the represented strike for one of the strike variables associated with the 
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parallelogram (see Fig. 2, Fig. 6., Fig. 9B, and column 10, lines 53-64, where "square" is 
equivalent of "parallelogram"). 

a strike variable axis representing a range of values for an additional strike variable for 
which no value is reflected in the parallelograms, each polygon being positioned with respect to 
the strike variable axis according to the value specified in the represented strike for the additional 
strike variable represented by the strike variable axis (see Fig. 7 and Fig. 9A); and 

a time axis that is substantially perpendicular to the strike variable axis, each polygon 
being positioned with respect to the time axis according to a time at which the represented strike 
occurred (see abstract. Fig. 2, Figs. 6-7 and Figs. 9A-9B). 

4. As per claim 2, Lupien et al. teaches the system of Claim 1 described above. Lupien et 
al. further teaches wherein a user selects the strike variables for which Values are reflected in the 
parallelograms and selects the additional strike variable represented by the strike variable axis 
(see Fig. 2, Fig. 6., Fig. 9B,.and'colunm 9, lines 23-38). 

5. As per claim 3, Lupien et al teaches the system of Claim 1 described above. Lupien et 
al. further teaches wherein the computer system is operable to switch the additional strike 
variable represented by the strike variable axis with one of the strike variables for which values 
are reflected in the parallelograms in response to user input (see Fig. 2, Fig. 6., Fig. 9B, and 
column 9, lines 23-60). 

6. As per claim 4, Lupien et al. teaches the system of Claim 1 described above. Lupien 
further teaches wherein the strike variables for which values are specified in the strikes comprise 
strike price, strike quantity, and at least one additional strike variable (see abstract). 
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7. As per claim 5, Lupien et al. teaches the system of Claim 1 described above. Lupien et 
al. further teaches wherein: 

each polygon comprises first and second contiguous parallelograms, a first dimension of 
the first parallelogram reflecting a first value specified in the represented strike for a first strike 
variable, a second dimension of the first parallelogram reflecting a second value specified in the 
represented strike for a second strike variable, a first dimension of the second parallelogram 
reflecting a third value specified in the represented strike for a third strike variable, and a second 
dimension of the second parallelogram reflecting a fourth value specified in the represented 
strike for a fourth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the strike variable axis represents a fifth strike variable iand includes a range of values for 
the fifth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the strike variable axis is substantially vertical (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the time axis is substantially horizontal (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); and 

each polygon is positioned with respect to the strike variable axis such that the border 
between the two contiguous parallelograms forming the polygon is aligned with a point along the 
strike variable axis corresponding to the value specified in the represented offer for the fifth 
strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B). 

8. As per claim 6, Lupien et al. teaches the system of Claim 5 described above. Lupien et 
al. further teaches wherein the fifth strike variable comprises strike price (see Fig. 2, Figs. 6-7 
and Figs. 9A-9B). 

9. As per claim 7, Lupien et al. teaches the system of Claim 1 described above. Lupien et 
al. further teaches wherein the computer system is further operable to: 
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generate a filter comprising one or more strike criteria (see abstract, Fig. 2, Figs. 6-7 and 
Figs. 9A-9B); 

generate a first window within the display, the first window comprising polygons 
representing strikes without regard to whether the strikes meet the strike criteria within the filter; 
and generate a second window within the display, the second window comprising only polygons 
representing strikes that meet the strike criteria within the filter (see Fig. 2, Figs, 6-7 and Figs. 
9A-9B). 

10. As per claim 8, Lupien et al. teaches the system of Claim 7 described above. Lupien et 
al. further teaches wherein the strike criteria comprise at least one value specified in a strike 
being within a particular range of values and at least one of the bid and the ask matched to form a 
strike being fi-om an approved market participant (see abstract). 

11. As per claim 9, Lupien et al teaches the system of Claim 7 described above. Lupien et al. 
fiirther teaches the strike criteria are provided by a user (see abstract). 

12. As per claim 10, Lupien et al. teaches the system of Claim 1 described above. Lupien et 
al. further teaches the market comprises an exchange-based market (see column 6, lines 21-24). 

13. As per claim 1 1, Lupien et al. teaches a method for displaying strikes between bids and 
asks in a market over time, each strike specifying values for a plurality of strike variables, the 
system comprising a computer system operable to: 

receive data for a plurality of strikes, the data reflecting values specified in the 
strikes for a pluraUty of strike variables (see abstract and column 4, lines 27-48, where "matches 
buy and sell orders" is equivalent of "strikes"); 
generate a display of the received data, the display comprising: 
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a plurality of polygons, each polygon representing a strike between a bid and an ask (see 
abstract, column 4, lines 27-48 and column 12, lines 31-37, where "matches buy and sell orders" 
of abstract is equivalent of "a strike between a bid and an ask"), each polygon comprising a 
plurality of contiguous parallelograms each associated with one or more different strike variables, 
one or more dimensions of each parallelogram each reflecting a value specified in the 
represented strike for one of the strike variables associated with the parallelogram (see Fig. 2, 
Fig. 6., Fig. 9B, and column 10, lines 53-64, where "square" is equivalent of "parallelogram"). 

a strike variable axis representing a range of values for an additional strike variable for 
which no value is reflected in the parallelograms, each polygon being positioned with respect to 
the strike variable axis according to the value specified in the represented strike for the additional 
strike variable represented by the strike variable axis (see Fig. 7 and Fig. 9A); and 

a time axis that is substantially perpendicular to the strike variable axis, each polygon 
being positioned with respect to the time axis according to a time at which the represented strike 
occurred (see abstract, Fig. 2, Figs. 6-7 and Figs. 9A-9B). 

14. As per claim 12, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
et al. fiirther teaches wherein a user selects the strike variables for which values are reflected in 
the parallelograms and selects the additional strike variable represented by the strike variable 
axis (see Fig. 2, Fig. 6., Fig. 9B, and column 9, lines 23-38). 

75. As per claim 13, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
et al. further teaches wherein the computer system is operable to switch the additional strike 
variable represented by the strike variable axis with one of the strike variables for which values 
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are reflected in the parallelograms in response to user input (see Fig. 2, Fig. 6., Fig. 9B, and 
column 9, lines 23-60). 

16. As per claim 14, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
further teaches wherein the strike variables for which values are specified in the strikes comprise 
strike price, strike quantity, and at least one additional strike variable (see abstract). 

17. As per claim 15, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
et al. further teaches wherein: 

each polygon comprises first and second contiguous parallelograms, a first dimension of 
the first parallelogram reflecting a first value specified in the represented strike for a first strike 
variable, a second dimension of the first parallelogram reflecting a second value specified in the 
represented strike for a second strike variable, a first dimension of the second parallelogram 
reflecting a third value specified in the represented strike for a third strike variable, and a second 
dimension of the second parallelogram reflecting a fourth value specified in the represented 
strike for a fourth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the strike variable axis represents a fifth strike variable and includes a range of values for 
the fifth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the strike variable axis is substantially vertical (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the time axis is substantially horizontal (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); and 

each polygon is positioned with respect to the strike variable axis such that the border 
between the two contiguous parallelograms forming the polygon is aligned with a point along the 
strike variable axis corresponding to the value specified in the represented offer for the fifth 
strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B). 
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18. As per claim 16, Lupien et al. teaches the method of Claim 15 described above. Lupien 
et al. further teaches wherein the fifth strike variable comprises strike price (see Fig. 2, Figs. 6-7 
and Figs. 9A-9B). 

19. As per claim 17, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
et al. fiirther teaches wherein the computer system is further operable to: 

generate a filter comprising one or more strike criteria (see abstract, Fig. 2, Figs. 6-7 and 
Figs. 9A-9B); 

generate a first window within the display, the first window comprising polygons 
representing strikes without regard to whether the strikes meet the strike criteria within the filter; 
and generate a second window within the display, the second window comprising only polygons 
representing strikes that meet the strike criteria within the filter (see Fig. 2, Figs. 6-7 and Figs. 
9A-9B). 

20. As per claim 18, Lupien et al. teaches the method of Claim 17 described above. Lupien 
et al. fiirther teaches wherein the strike criteria comprise at least one value specified in a strike 
being within a particular range of values and at least one of the bid and the ask matched to form a 
strike being from an approved market participant (see abstract). 

21. As per claim 19, Lupien et al teaches the method of Claim 17 described above. Lupien et 
al. further teaches the strike criteria are provided by a user (see abstract). 

22. As per claim 20, Lupien et al. teaches the method of Claim 1 1 described above. Lupien 
et al. fiirther teaches the market comprises an exchange-based market (see column 6, lines 21- 
24). 
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23. As per claim 21, Lupien et al. teaches software for displaying strikes between bids and 
asks in a market over time, each strike specifying values for a plurality of strike variables, the 
software embodied in computer readable media and when executed operable to: 

receive data for a plurality of strikes, the data reflecting values specified in the 
strikes for a plurality of strike variables (see abstract and column 4, lines 27-48, where "matches 
buy and sell orders" is equivalent of "strikes"); 
generate a display of the received data, the display comprising: 

a plurality of polygons, each polygon representing a strike between a 

bid and an ask (see abstract, column 4, lines 27-48 and column 12, lines 31-37, where 
"matches buy and sell orders" of abstract is equivalent of "a strike between a bid and an ask"), 
each polygon comprising a plurality of contiguous parallelograms each associated with one or 
more different strike variables, one or more dimensions of each parallelogram each reflecting a 
value specified in the represented strike for one of the strike variables associated with the 
parallelogram (see Fig. 2, Fig. 6., Fig. 9B, and column 10, lines 53-64, where "square" is 
equivalent of "parallelogram"). 

a strike variable axis representing a range of values for an additional strike variable for 
which no value is reflected in the parallelograms, each polygon being positioned with respect to 
the strike variable axis according to the value specified in the represented strike for the additional 
strike variable represented by the strike variable axis (see Fig. 7 and Fig. 9A); and 

a time axis that is substantially perpendicular to the strike variable axis, each polygon 
being positioned with respect to the time axis according to a time at which the represented strike 
occurred (see abstract, Fig. 2, Figs. 6-7 and Figs. 9A-9B). 
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24. As per claim 22, Lupien et al. teaches the software of Claim 21 described above. Lupien 
et al. further teaches wherein a user selects the strike variables for which values are reflected in 
the parallelograms and selects the additional strike variable represented by the strike variable 
axis (see Fig. 2, Fig. 6., Fig. 9B, and column 9, lines 23-38). 

25. As per claim 23, Lupien et al. teaches the software of Claim 21 described above. Lupien 
et al. fiirther teaches wherein the computer system is operable to switch the additional strike 
variable represented by the strike variable axis with one of the strike variables for which values 
are reflected in the parallelograms in response to user input (see Fig. 2, Fig. 6., Fig. 9B, and 
column 9, lines 23-60). 

26. As per claim 24, Lupien et al. teaches the software of Claim 21 described above. Lupien 
fiirther teaches wherein the strike variables for which values are specified in the strikes comprise 
strike price, strike quantity, and at least one additional strike variable (see abstract). 

27. As per claim 25, Lupien et al. teaches the software of Claim 21 described above. Lupien 
et al. fiirther teaches wherein: 

each polygon comprises first and second contiguous parallelograms, a first dimension of 
the first parallelogram reflecting a first value specified in the represented strike for a first strike 
variable, a second dimension of the first parallelogram reflecting a second value specified in the 
represented strike for a second strike variable, a first dimension of the second parallelogram 
reflecting a third value specified in the represented strike for a third strike variable, and a second 
dimension of the second parallelogram reflecting a fourth value specified in the represented 
strike for a fourth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 
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the strike variable axis represents a fifth strike variable and includes a range of values for 
the fifth strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the strike variable axis is substantially vertical (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

the time axis is substantially horizontal (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); and 
- each polygon is positioned with respect to the strike variable axis such that the border 
between the two contiguous parallelograms forming the polygon is aligned with a point along the 
strike variable axis corresponding to the value specified in the represented offer for the fifth 
strike variable (see Fig. 2, Figs. 6-7 and Figs. 9A-9B). 

28. As per claim 26, Lupien et al. teaches the sofl:ware of Claim 25 described above. Lupien 
et al. fiirther teaches wherein the fifth strike variable comprises strike price (see Fig. 2, Figs. 6-7 
and Figs. 9A-9B). 

29. As per claim 27, Lupien et al. teaches the software of Claim 21 described above. Lupien 
et al. further teaches wherein the computer system is fiirther operable to: 

generate a filter comprising one or more strike criteria (see abstract. Fig. 2, Figs. 6-7 and 
Figs. 9A-9B); 

generate a first window within the display, the first window comprising polygons 
.representing strikes without regard to whether the strikes meet the strike criteria within the filter; 
and generate a second window within the display, the second window comprising only polygons 
representing strikes that meet the strike criteria within the filter (see Fig. 2, Figs. 6-7 and Figs. 
9A-9B). 

30. As per claim 28, Lupien et al. teaches the software of Claim 27 described above. Lupien 
et al. fiirther teaches wherein the strike criteria comprise at least one value specified in a strike 
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being within a particular range of values and at least one of the bid and the ask matched to form a 
strike being from an approved market participant (see abstract). 

31. As per claim 29, Lupien et al teaches the software of Claim 27 described above. Lupien 
et al. further teaches the strike criteria are provided by a user (see abstract). 

32. As per claim 30, Lupien et al. teaches the software of Claim 21 described above. Lupien 
et al. fiirther teaches the market comprises an exchange-based market (see column 6, lines 21- 
24). 

31. As per claim 31, Lupien et al. teaches a system for displaying strikes between bids and 
asks in a market over time, each strike specifying values for a plurality of strike variables, the 
system comprising: 

means for receiving data for a plurality of strikes, the data reflecting values specified in 
the strikes for a plurality of strike variables (see abstract and column 4, lines 27-48,where 
"matches buy and sell orders" is equivalent of "strikes"); and 
means for generating a display of the received data, the display comprising: 

a plurality of polygons, each polygon representing a strike between a 
bid and an ask (see abstract, column 4, liens 27-48 and column 12, lines 31-37, where "matches 
buy and sell orders" of abstract is equivalent of "a strike between a bid and a ask"), each polygon 
comprising a plurality of contiguous parallelograms each associated with one or more different 
strike variables, one or more dimensions of each parallelogram each reflecting a value specified 
in the represented strike for one of the strike variables associated with the parallelogram (see Fig. 
2, Fig. 6, Fig. 9B, and column 10, lines 53-64); 
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a strike variable axis representing a range of values for an additional strike variable for 
which no value is reflected in the parallelograms, each polygon being positioned with respect to 
the strike variable axis according to the value specified in the represented strike for the additional 
strike variable represented by the strike variable axis (see Fig. 7 and Fig. 9A); and 
a time axis that is substantially perpendicular to the strike variable axis, each polygon being 
positioned with respect to the time axis according to a time at which the represented strike 
occurred (see Fig. 2, Fig. 6, Fig. 9B, and column 10, lines 53-64). 

32. As per claim 32, Lupien et al. teaches a system for displaying strikes between bids and 
asks in a market over time, each strike specifying values for a plurality of strike variables, the 
strike variables comprising strike price, strike quantity, and at least one additional strike 
variable, the system comprising a computer system operable to: 

receive data for a plurality of strikes, the data reflecting values specified in the 
strikes for a plurality of strike variables see abstract and column 4, lines 27-48,where "matches 
buy and sell orders" is equivalent of "strikes"); and 

generate a display of the received data, the display comprising: 

a plurality of polygons, each polygon representing a strike between a bid and an ask (see 
abstract, column 4, hens 27-48 and column 12, lines 31-37, where "matches buy and sell orders" 
of abstract is equivalent of "a strike between a bid and a ask"), each polygon comprising first and 
second contiguous parallelograms each associated with one or more different strike variables, a 
first dimension of the first parallelogram reflecting a first value specified in the represented strike 
for a first strike variable, a second dimension of the first parallelogram reflecting a second value 
specified in the represented strike for a second strike variable, a first dimension of the second 
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parallelogram reflecting a third value specified in the represented strike for a third strike 
variable, and a second dimension of the second parallelogram reflecting a fourth value specified 
in the represented strike for a fourth strike variable, the first, second, third, and fourth strike 
variables being selected by a user (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); 

a strike variable axis representing a range of values for a fifth strike variable, the fifth 
strike variable being selected by the user, each polygon being positioned with respect to the 
strike variable axis according to the value specified in the represented strike for the additional 
strike variable represented by the strike variable axis (see Fig. 2, Figs. 6-7 and Figs. 9A-9B); and 

a time axis that is substantially perpendicular to the strike variable axis, each polygon 
being positioned with respect to the time axis according to a time at which the represented strike 
occurred (see Fig. 2, Figs. 6-7 and Figs. 9A-9B). 

Conclusion 

Any inquiry conceming this communication or earlier communications from the 
examiner should be directed to Marissa Liu whose telephone number is 571-270-1370. The 
examiner can normally be reached on First Friday OFF. 

If attempts to reach the examiner by telephone are unsuccessful, the examiner's 
supervisor, Patrick James Nolan can be reached on 571-270-0847. The fax phone number for the 
organization where this application or proceeding is assigned is 571-273-8300. 
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Information regarding the status of an application may be obtained from the Patent 
Application Information Retrieval (PAIR) system. Status information for published applications 
may be obtained from either Private PAIR or Public PAIR. Status information for unpublished 
applications is available through Private PAIR only. For more information about the PAIR 
system, see http://pair-direct.uspto.gov. Should you have questions on access to the Private PAIR 
system, contact the Electronic Business Center (EBC) at 866-217-9197 (toll-free). If you v^ould 
Hke assistance from a USPTO Customer Service Representative or access to the automated 
information system, call 800-786-9199 (IN USA OR CANADA) or 571-272-1000. * 




